We present SAS code to implement the method proposed by Brunner et al. (1997) 
Introduction
suggested a method to perform tests on main effects and interaction in two-way analysis of variance that allows variance heterogeneity. Their approach is to use a generalization of chi-square approximations dating back to Patnaik (1949) and Box (1954) . Their statistic is identical to the classical ANOVA F-statistic, and thus their method can be regarded as a robust extension of the classical ANOVA to heteroscedastic designs. They recommend that their method should always be preferred (even in the homoscedastic case) to the classical ANOVA. Richter and Payton (2003) found that the performance of their statistic compares favorably to that of the usual ANOVA F-statistic for sample sizes of at least n = 7 per factor combination.
In this article, we present a SAS program (SAS Institute, Cary, N.C.) for implementing the Brunner et al. (1997) 
Brunner Method
The method of Brunner et al. (1997) is a small sample adjustment to the well-known Wald statistic, which permits heterogeneous variance but is known to have inflated Type I error rates for small sample sizes. Consider a two-way layout with a levels of factor A and b levels of factor B. Assume a set of independent random variables 2 ( , ), 1,..., . 
